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KPMG Fides Servizi di Amministrazione S.p.A.
Via Curtatone, 3 - Roma

Pierluigi D'Abramo

E-mail: pdabramo@kpmg.it

Tel.: +39 06 8091531

Euro 365.700.000 Class A1 Residential Mortgage Backed Floating Notes due December 2074 (the "Class A1 Notes")
Euro 186.100.000 Class A2 Residential Mortgage Backed Floating Rate Notes due December 2074 (the "Class A2 Notes")
Euro 113.195.000 Class J Residential Mortgage Backed Fixed Rate and Additional Remuneration Notes due December 2074 (the "Class J Notes")

Collection Period (%) 31 /08/2024| 30/11/2024

Interest Period 13/11 /2024| 27/12/2024

Payment Date 27/12/2024

(*) Valutation date excluding (31/08/2024) - last day including (30/11/2024)
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ASTI GROUP RMBS IV S.R.L.

1. Transaction overview

Principal Parties

Issuer

Originator

Servicer

Back-up Servicer

Representative of the Noteholders
Corporate Servicer

Computation Agent

Transaction Bank

Paying Agent

Agent Bank

Subordinated Loan Provider
Stichting Corporate Services Provider
Quotaholder

Swap Counterparty

Senior Noteholder

Junior Noteholder

Arranger

Main definitions
Interest Payment Date

Interest Period

Business Day

Asti Group Rmbs IV S.r.l.

Cassa di Risparmio di Asti S.p.A.

Cassa di Risparmio di Asti S.p.A.

Banca Valsabbina S.C.p.A.

KPMG Fides Servizi di Amministrazione S.p.A.
KPMG Fides Servizi di Amministrazione S.p.A.
KPMG Fides Servizi di Amministrazione S.p.A.
BNP Paribas, Milan Branch

BNP Paribas, Milan Branch

BNP Paribas, Milan Branch

Cassa di Risparmio di Asti S.p.A.

M&G Trustee Company LTD

Stichting Itinerary

UniCredit GmbH

Cassa di Risparmio di Asti S.p.A.

Cassa di Risparmio di Asti S.p.A.

Unicredit Bank GmbH

(a) prior to the service of an Issuer Acceleration Notice, the 27th calendar day of March, June, September and December in each year (or, if any such date is not a Business
Day, that date will be the first following day that is a Business Day unless that day falls in the next calendar month in which case that date will be the first preceding day that is
a Business Day), the first of such dates being 27 December 2024 and (b) following the service of an Issuer Acceleration Notice, the day falling 10 (ten) Business Days after
the Accumulation Date (if any) or any other day on which any payment is due to be made in accordance with the Post-Enforcement Priority of Payments, the Conditions and
the Intercreditor Agreement

Each period beginning on (and including) an Interest Payment Date (or, in the case of the first Interest Period, the Issue Date) and ending on (but excluding) the next (or, in the
case of the first Interest Period, the first) Interest Payment Date

day on which banks are open for business in Milan, Luxembourg and London and which is a TARGET Settlement Day.
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ASTI GROUP RMBS IV S.R.L.

2. Notes and Assets descritpion

The Notes

Classes Class A1 Notes Class A2 Notes Class J Notes

Principal Amount Outstanding on Issue 365.700.000 186.100.000 113.195.000

Currency EUR EUR EUR

Issue Date 13/11/2024 13/11/2024 13/11/2024

Maturity Date 31/12/2074 31/12/2074 31/12/2074

Listing Luxembourg Luxembourg Not listed

ISIN code IT0005614943 IT0005614950 IT0005614968

Denomination Euro 100,000 and integral multiples of € Euro 100,000 and integral multiples of € Euro 100,000 and integral multiples of €
1,000 in excess thereof. 1,000 in excess thereof. 1,000 in excess thereof.

Type of amortisation Pass-through Pass-through Pass-through

Indexation Euribor 3M Euribor 3M -

Spread / Fixed Rate 0,96% 0,85% 3%

Payment frequency Quarterly Quarterly Quarterly

The Portfolio

The Claims comprised in the Portfolio arise from residential mortgage loans which qualify as mutui fondiari and other residential mortgage loans which qualify as mutui ipotecari by C.R.Asti.

Under the terms of the Prospectus the Originator has undertaken to the Issuer, the Representative of the Noteholders and the Arranger that it will retain a net economic interest of not less than 5 per cent.
in the Securitisation, in accordance with option (d) of article 6, paragraph 3 of the of the EU Securitisation Regulation and the applicable Regulatory Technical Standards.
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ASTI GROUP RMBS IV S.R.L.

2.1 Class A1 Notes

Before payments Accrued Payments After payments
Interest Period Payment Date Outstanding Unpaid Rate of . Outstanding Unpaid
L Days Accrued Interest Principal Interest L Pool factor
Principal Interest Interest Principal Interest
13/11/2024 27/12/2024 27/12/2024 365.700.000,00 - 4,031% 44,00 1.801.722,63 12.701.789,03 1.801.722,63 352.998.210,98 - 0,96526719
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ASTI GROUP RMBS IV S.R.L.

2.2 Class A2 Notes

Before payments Accrued Payments After payments
Interest Period Payment Date Outstanding Unpaid Rate of . Outstanding Unpaid
L Days Accrued Interest Principal Interest L Pool factor
Principal Interest Interest Principal Interest
13/11/2024 27/12/2024 27/12/2024 186.100.000,00 - 3,921% 44,00 891.853,23 15.524.408,81 891.853,23 170.575.591,19 - 0,91658029
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ASTI GROUP RMBS IV S.R.L.

2.3 Class J Notes

Before payments Accrued Payments After payments
Interest Period Payment Date ; : ; ;
Out§tar1d|ng Unpaid Rate of Days Accrued Interest Principal Interest Out§tapd|ng Unpaid Pool factor
Principal Interest Interest Principal Interest
13/11/2024 27/12/2024 27/12/2024 113.195.000,00 - 3,000% 44,00 415.048,33 - - 113.195.000,00 415.048,33 1,00000000
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ASTI GROUP RMBS IV S.R.L.

2.4. Subordinated Loan

Before payments Accrued Payments After payments Pool factor
Interest Period Payment
Date Outstanding Unpaid Rate of Accrued . Variable Outstanding Unpaid
. Days Principal Interest L
Principal Interest Interest Interest Return Principal Interest
13/11/2024 27/12/2024 27/12/2024 11.086.000,00 - 1,000% 44,00 13.549,56 - - -|  11.086.000,00 13.549,56 1,00000000
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ASTI GROUP RMBS IV S.R.L.

3. Issuer Available Funds
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ASTI GROUP RMBS IV S.R.L.
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ASTI GROUP RMBS IV S.R.L.
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ASTI GROUP RMBS IV S.R.L.

5. Reserves

Target Cash Reserve Amount equal to:
(a) the higher of:
(i) 2% of the Principal Outstanding of Rated Notes and

(ii) the product of (x) 1% and (y) the Principal Amount Outstanding of the Class A
Notes on the Issue Date; and

11.036.000,00|

11.036.000,00

5.518.000,00

(b) zero, on the Interest Payment Date on which the Class A Notes will be redeemed in full

Cash Reserve Amount
Cash Reserve Amount (BoP)
Issuer available funds credited to the Cash Reserve Account
Issuer available funds debited to the Cash Reserve Account
Cash Reserve Amount (EoP)

11.036.000,00

11.036.000,00
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ASTI GROUP RMBS IV S.R.L.

6 - Portfolio Performance

from 0 to 29 days

Total
As at the of the period
Number of loans

Total
As at the of the period
Principal Outstanding (Euro)

Total
As at the of the period
% of Total

1.771.560,29

79,93%

from 30 to 59 days

from 60 to 89 days

371.362,08

16,76%

from 90 to 179 days

73.444,04

3,31%

from 180 to 270 days

over 270 days

Performing Claims

2.216.366,41

100,00%

7.570,00

641.064.254,53

100,00%

Defaulted Claims net of recoveries

Defaulted Claims which now are "in bonis" net of
recoveries

Total outstanding Pool

7.570,00

641.064.254,53

100,00%

Defaulted Claims (at the time when the default
occured) gross of recoveries

Defaulted Claims which now are "in bonis" (at the time
when the default occurred) gross of recoveries

Total Defaulted Claims ("Sofferenze") including
Defaulted Claims which have recovered in full and

0,00%

As of the end of this period

A. Cumulative Defaults* as at each Calculation Date including Defaulted Claims which now are "in bonis" 0,00
B Initial Portfolio Outstanding Amount 0,00
A/B Cumulative Default Rate 0,00%

Performance Trigger

Hit if the cumulative default trigger > 4,5%

Not Hit if the cumulative default trigger < 4,5%

Hit

Not Hit
X
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ASTI GROUP RMBS IV S.R.L.

Portfolio Description

Current Period OLTV Range Portfolio
Region Number o Loans By Number ‘Amount % of amount Number o Loans % By Number Amount % of amount
Number of Loans 7:57000 [oruzzo B ST S 755%] 7350515 3067
Number o borrowers 758300 Goslicaa B 0% <% 7 320% 53446579 239%]
Gustanding Porforo Amourt SIT06I 25454 Caibra 7 L 77 397 ZZTTaan 3559
[Average Oulsanding Potfolo Amount 5268 8] Camparia B SIo%% 37 17 7651058509 379
Welghted Average Seasoning (monhs) 5 EmilaRomagna 9 w7 —T5%E% a7 536 718257319 B
Welghted Average Remaining Term (monihe] 7775 Fri Venezia Gidla 7 Hiom 50% 5% a5 5a7%] 317513529 5577
ied red 1329 Cazio g 0445859 —S5%E0% 7 533%] 783284 559%]
Welghied average spread (for foating ot poroto) %] 207 Tgwia 77 7055774054 e 5 795%] 51768592 505%]
Combarda 5% TR0 EED B 057 79108234 050
Warche 7 a5 o] E D 185767097 27
Worse B 000 500%] = 7575%) TE1.906.105.59 3%
Flomorte ST BT B 3 5057 035555 37|
Fugia 3 TE0259.99 00| 777 55 57TA =
Sardegna i B 073%] 7 9% 539575 =0
Sl 2 704275 70| 714 56 5 T2095.5 Tz
Toscana i eI 025%] [Total Portfolio 770 700,007 541.064254,59 700,007
Trentino ATl Adige 2 0925579 0779
Gmbria B 000 500%]
Vale aAosa ] [ERET 07|
Veneto 7 TRZe =
[Total Portfoiio 7870 541.064.254,53 0,007
Gurront Principa Balance - Rango Portol Ramainiog Matuty Portoio [r—— Portolo
Number o Loans ‘Amount of amount Number o Loans % By Number ‘Amount Number of Loans % By Number Amount % of amount
S=0<10.000 E 065%] EEBE 507 7 530%] W 50| Fied 398 275%] AT 747
B 559% E5739037] 0% B 715 T2 019%) Fioatng 362 755 T7260ATE 00 25
530 700% 338302199 705%) 7 T ZER00050) 04| Total Portolio 7o) 00,00 4106425453 00,00
= 538%] TeTTu 38 77 750%] STeR 055%]
B 575%] AT 158%] 777 356 533068717 T30%
724 555%] 0710299 a1 77 357 SenEeT S T50%
&0 572% 27770 5 567% 7 359 188890159 5%
5 73 QEEAT 548%] 75 306% e 5%
5 A 6257 88649 72 7 367 450136699 7565%)
7 579%] IS 705 758 399 6526289 761%]
=g 50T T3ET031 S 7.00% EX 135%] 2070521689 37
503 560% 522110899 T35 75 310% AT 2729
7o 711%] B 557 77 326% 1855226240 755%)
& 05| 68771758 763%] 78 3987 732138097 358%
& 057 37565049 775%] 774 195%] 306920974 179%)
7 076%] 7502275 8] T 76 347 72750 12569 3559
B o072% 3 TTE TSR 059%] 778 367 7721475 1779
5= 500004500000 B 50| 524533 0.75%] EX 135%] ZIe0E T 5%
500000750000 B 072% 534935759 05| 5 580% 098 40063 539%)
5= 75000047 000,000 B 005%] 336025 053] 509 572% S5790.163,11 570%
>=7.00,000<1,500.000 7 501 22500109 019%) = 755 50755 08807 75
5=1,500,000<3 500,000 7 501 75189809 027 w7 5 ACADEY B2
Total Portiolio D) 00,00 106425453 00,00 B 5007 50 0007
Total Portolio 7579 00,00 106475453 00,00
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ASTI GROUP RMBS IV S.R.L.

8. Net economic interest

The Originator confirms that, as at the date of this report, it continues to hold the net economic interest in the securitisation as disclosed in the Prospectus, in accordance with option 3(d) of article 6 of the Regulation
(EU) No. 2402/2017, as amended from time to time, including by Regulation (EU) No. 2021/557.
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ASTI GROUP RMBS IV S.R.L.

No Insider Information and Significant Events have occurred.
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